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PURCHASE OF FIXED INCOME SECURITIES

 

PUR     8/15/11  00282DWS  ABBOTT LABORATORIES DISC CP     .1000                    .100            

58432   8/15/11  289453    BGC FINANCIAL INC. (AUREL)    9/26/11   25,000,000.00  99.988               24,997,083.33                

 

PUR     8/01/11  03948HVS  ARCHER DANIELS MIDLAND DISC     .0800                    .080            

57815   8/01/11  289443    BGC FINANCIAL                 8/26/11   34,550,000.00  99.994               34,548,080.56                

 

PUR     8/31/11  03948HW1  ARCHER DANIELS MIDLAND DISC     .0600                    .060            

58669   8/31/11  289465    CITIGROUP GBL MKT(FMLY SALO   9/01/11    2,526,000.00  100.00                2,525,995.79                

 

PUR     8/30/11  03948HWM  ARCHER DANIELS MIDLAND DISC     .0900                    .090            

58641   8/30/11  289464    JP MORGAN                     9/21/11   43,815,000.00  99.995               43,812,590.18                

 

PUR     8/01/11  0556N1V2  BNP PARIBAS FINANCE INC DIS     .2000                    .200            

57822   8/01/11  289443    BNP PARIBAS                   8/02/11  125,000,000.00  99.999              124,999,305.55                

 

PUR     8/12/11  06366WFG  BANK OF MONTREAL YANKEE CD      .0600                    .060            

58481   8/17/11  289455    BMO/NESBITT(BK OF MONTREAL)   8/24/11   25,000,000.00  100.00               25,000,000.00                

 

PUR     8/19/11  06366WFS  BANK OF MONTREAL YANKEE CD      .0800                    .080            

58521   8/19/11  289457    BMO/HARRIS TRUST & SAVINGS    9/01/11   55,000,000.00  100.00               55,000,000.00                

 

PUR     8/19/11  06366WFU  BANK OF MONTREAL YANKEE CD      .0700                    .070            

58522   8/19/11  289457    BMO/HARRIS TRUST & SAVINGS    9/02/11   90,000,000.00  100.00               90,000,000.00                

 

PUR     8/19/11  06366WGM  BANK OF MONTREAL YANKEE CD      .0600                    .060            

58597   8/24/11  289460    BMO/HARRIS TRUST & SAVINGS    9/14/11   25,000,000.00  100.00               25,000,000.00                

 

PUR     8/18/11  06417EDK  BANK OF NOVA SCOTIA YANKEE      .0600                    .060            

58498   8/18/11  289456    SCOTIA CAPITAL MARKETS (DOM   9/01/11   47,000,000.00  100.00               47,000,000.00                

 

PUR     8/22/11  06417EDR  BANK OF NOVA SCOTIA YANKEE      .0800                    .080            

58548   8/22/11  289458    SCOTIA CAPITAL USA INC.       9/21/11  153,000,000.00  100.00              153,000,000.00                
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PUR     8/15/11  13443DWE  CAMPBELL SOUP CO DISCOUNT C     .1100                    .110            

58433   8/15/11  289453    JP MORGAN                     9/14/11   24,500,000.00  99.991               24,497,754.16                

 

PUR     8/02/11  13607JHX  CANADIAN IMPERIAL HOLDING I     .1100                    .110            

57852   8/02/11  289444    CIBC WOOD GUNDY SECURITIES    8/12/11   20,000,000.00  100.00               20,000,000.00                

 

PUR     8/03/11  13607JHY  CANADIAN IMPERIAL HOLDING I     .1200                    .120            

57866   8/03/11  289445    CIBC Oppenheimer              9/01/11   36,000,000.00  100.00               36,000,000.00                

 

PUR     8/11/11  13607JHZ  CANADIAN IMPERIAL HOLDING I     .0600                    .060            

58380   8/11/11  289451    CIBC Oppenheimer              9/01/11   40,000,000.00  100.00               40,000,000.00                

 

PUR     8/18/11  13607JJA  CANADIAN IMPERIAL HOLDING I     .0700                    .070            

58499   8/18/11  289456    CIBC Oppenheimer              9/19/11   20,000,000.00  100.00               20,000,000.00                

 

PUR     8/23/11  13607JJB  CANADIAN IMPERIAL HOLDING I     .0300                    .030            

58570   8/23/11  289459    CIBC Oppenheimer              8/24/11   50,000,000.00  100.00               50,000,000.00                

 

PUR     8/25/11  13607JJC  CANADIAN IMPERIAL HOLDING I     .0600                    .060            

58614   8/25/11  289461    CIBC Oppenheimer              9/15/11   34,000,000.00  100.00               34,000,000.00                

 

PUR     8/01/11  14912QVW  CATERPILLAR INC DISC CP         .1100                    .110            

57821   8/01/11  289443    BGC FINANCIAL                 8/30/11   74,000,000.00  99.991               73,993,442.77                

 

PUR     8/15/11  14912QWU  CATERPILLAR INC DISC CP         .1000                    .100            

58431   8/15/11  289453    BGC FINANCIAL INC. (AUREL)    9/28/11   50,000,000.00  99.988               49,993,888.89                

 

PUR     8/29/11  14912QWV  CATERPILLAR INC DISC CP         .0700                    .070            

58632   8/29/11  289463    CITIGROUP GBL MKT(FMLY SALO   9/29/11   25,000,000.00  99.994               24,998,493.06                

 

PUR     8/30/11  14912QWW  CATERPILLAR INC DISC CP         .0700                    .070            

58645   8/30/11  289464    BGC FINANCIAL INC. (AUREL)    9/30/11   45,000,000.00  99.994               44,997,287.50                

 

PUR     8/10/11  1667MBYV  CHEVRON CORP IBN                .1000                    .100            
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PUR     8/15/11  1667MBZA  CHEVRON CORP IBN                .0600                    .060            

58434   8/15/11  289453    CHEVRON TEXACO CORP.          8/22/11   25,500,000.00  100.00               25,500,000.00                

 

PUR     8/15/11  19416FVX  COLGATE PALMOLIVE CO DISC C     .0700                    .070            

58430   8/15/11  289453    CITIGROUP GBL MKT(FMLY SALO   8/31/11   25,000,000.00  99.997               24,999,222.22                

 

PUR     8/11/11  19416FW6  COLGATE PALMOLIVE CO DISC C     .0600                    .060            

58392   8/11/11  289451    WILLIAMS CAPITAL GROUP        9/06/11   20,000,000.00  99.996               19,999,133.33                

 

PUR     8/15/11  19416FWC  COLGATE PALMOLIVE CO DISC C     .0600                    .060            

58429   8/15/11  289453    CITIGROUP GBL MKT(FMLY SALO   9/12/11   15,000,000.00  99.995               14,999,300.00                

 

PUR     8/22/11  19416FWN  COLGATE PALMOLIVE CO DISC C     .0600                    .060            

58554   8/22/11  289458    WILLIAMS CAPITAL GROUP        9/22/11   22,800,000.00  99.995               22,798,822.00                

 

PUR     8/11/11  2546R3WM  WALT DISNEY CO DISC CP          .0800                    .080            

58377   8/11/11  289451    CITIGROUP GBL MKT(FMLY SALO   9/21/11   30,000,000.00  99.991               29,997,266.67                

 

PUR     8/08/11  2635J5WM  DUPONT E.I. DENEMOURS CO DI     .1400                    .140            

58314   8/08/11  289448    CREDIT SUISSE SEC (USA) LLC   9/21/11   50,000,000.00  99.983               49,991,444.45                

 

PUR     8/01/11  3022W1VH  EXXON MOBIL CORP IBN            .0700                    .070            

57817   8/01/11  289443    EXXON MOBIL CORP.             8/05/11  100,000,000.00  100.00              100,000,000.00                

 

PUR     8/01/11  3022W1VJ  EXXON MOBIL CORP IBN            .0900                    .090            

57818   8/01/11  289443    EXXON MOBIL CORP.             8/23/11   50,000,000.00  100.00               50,000,000.00                

 

PUR     8/03/11  3022W1VK  EXXON MOBIL CORP IBN            .0700                    .070            

57867   8/03/11  289445    EXXON MOBIL CORP.             8/24/11   14,000,000.00  100.00               14,000,000.00                

 

PUR     8/12/11  3022W1VP  EXXON MOBIL CORP IBN            .0700                    .070            

58461   8/17/11  289455    EXXON MOBIL CORP.             9/01/11  100,000,000.00  100.00              100,000,000.00                

 

PUR     8/12/11  3022W1VQ  EXXON MOBIL CORP IBN            .0700                    .070            
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PUR     8/18/11  3022W1VS  EXXON MOBIL CORP IBN            .0900                    .090            

58490   8/18/11  289456    EXXON MOBIL CORP.             9/12/11   68,000,000.00  100.00               68,000,000.00                

 

PUR     8/29/11  3022W1VW  EXXON MOBIL CORP IBN            .0600                    .060            

58629   8/29/11  289463    EXXON MOBIL CORP.             9/26/11   39,000,000.00  100.00               39,000,000.00                

 

PUR     8/29/11  3022W1VW  EXXON MOBIL CORP IBN            .0600                    .060            

58631   8/29/11  289463    EXXON MOBIL CORP.             9/26/11   25,000,000.00  100.00               25,000,000.00                

 

PUR     8/22/11  313384PK  FEDL HOME LOAN BK CONS DISC     .0470                    .047            

58556   8/22/11  289458    UBS WARBURG LLC              11/18/11    5,165,000.00  99.989                5,164,406.60                

 

PUR     8/22/11  313384PX  FEDL HOME LOAN BK CONS DISC     .0450                    .045            

58555   8/22/11  289458    HSBC (DOMESTIC)              11/30/11   16,000,000.00  99.988               15,998,000.00                

 

PUR     8/19/11  369550AK  GENERAL DYNAMICS CORP          4.2500                    .647            

58589   8/24/11  289460    JP MORGAN                     5/15/13   25,000,000.00  106.17               26,542,500.00                

 

PUR     8/01/11  3696E3VA  GENERAL ELECTRIC CO IBN         .0900                    .090            

57819   8/01/11  289443    GENERAL ELECTRIC COMPANY      8/05/11  220,000,000.00  100.00              220,000,000.00                

 

PUR     8/09/11  3696E3VL  GENERAL ELECTRIC CO IBN         .0900                    .090            

58334   8/09/11  289449    GENERAL ELECTRIC COMPANY      9/01/11   30,000,000.00  100.00               30,000,000.00                

 

PUR     8/10/11  3696E3VN  GENERAL ELECTRIC CO IBN         .1000                    .100            

58340   8/10/11  289450    GENERAL ELECTRIC COMPANY      9/01/11  100,000,000.00  100.00              100,000,000.00                

 

PUR     8/10/11  3696E3VQ  GENERAL ELECTRIC CO IBN         .1000                    .100            

58363   8/10/11  289450    GENERAL ELECTRIC COMPANY      8/26/11   10,624,000.00  100.00               10,624,000.00                

 

PUR     8/11/11  3696E3VR  GENERAL ELECTRIC CO IBN         .1000                    .100            

58374   8/11/11  289451    GENERAL ELECTRIC COMPANY      9/01/11   79,000,000.00  100.00               79,000,000.00                

 

PUR     8/29/11  3696E3WJ  GENERAL ELECTRIC CO IBN         .0600                    .060            
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PUR     8/12/11  42823KX3  HEWLETT PACKARD CO DISC CP      .1400                    .140            

58416   8/12/11  289452    CITIGROUP GBL MKT(FMLY SALO  10/03/11    4,100,000.00  99.980                4,099,170.89                

 

PUR     8/22/11  4662J1WM  JP MORGAN CHASE CO DISC CP      .1000                    .100            

58549   8/22/11  289458    JP MORGAN CHASE               9/21/11   21,500,000.00  99.992               21,498,208.34                

 

PUR     8/16/11  47816GWC  JOHNSON & JOHNSON DISC CP       .0500                    .050            

58456   8/16/11  289454    CITIGROUP GBL MKT(FMLY SALO   9/12/11    3,770,000.00  99.996                3,769,858.63                

 

PUR     8/23/11  68323KYM  ONTARIO PROVINCE DISC CP        .0900                    .090            

58571   8/23/11  289459    CIBC WOOD GUNDY SECURITIES   11/21/11   75,000,000.00  99.978               74,983,125.00                

 

PUR     8/12/11  693304AD  PECO ENERGY CO                 4.7500                    .720            

58458   8/17/11  289455    CANTOR FITZGERALD SECURITIE  10/01/12   10,000,000.00  104.49               10,449,500.00                

 

PUR     8/15/11  71344UVN  PEPSICO INC DISC CP             .0700                    .070            

58435   8/15/11  289453    JP MORGAN                     8/22/11    3,673,000.00  99.999                3,672,950.01                

 

PUR     8/23/11  71344UVV  PEPSICO INC DISC CP             .0700                    .070            

58572   8/23/11  289459    WILLIAMS CAPITAL GROUP        8/29/11   25,000,000.00  99.999               24,999,708.33                

 

PUR     8/05/11  7426M5V8  PRIVATE EXPORT FUNDING DISC     .0800                    .080            

58296   8/05/11  289447    JP MORGAN CHASE               8/08/11   16,191,000.00  99.999               16,190,892.05                

 

PUR     8/01/11  74271UVP  PROCTER & GAMBLE CO DISC CP     .1500                    .150            

57823   8/01/11  289443    JP MORGAN CHASE               8/23/11   50,000,000.00  99.991               49,995,416.65                

 

PUR     8/12/11  74271UX4  PROCTER & GAMBLE CO DISC CP     .1000                    .100            

58482   8/17/11  289455    JP MORGAN CHASE              10/04/11    3,090,000.00  99.987                3,089,588.00                

 

PUR     8/23/11  74800KYM  QUEBEC PROVINCE DISC CP         .0900                    .090            

58580   8/23/11  289459    JP MORGAN CHASE              11/21/11   15,000,000.00  99.978               14,996,625.00                

 

PUR     8/01/11  89112Y3A  TORONTO DOMINION BK NY YANK     .1200                    .120            
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PUR     8/30/11  89116FWW  TD BANK HOLDINGS USA DISC C     .0700                    .070            

58653   8/30/11  289464    TD SECURITIES                 9/30/11   20,000,000.00  99.994               19,998,794.44                

 

PUR     8/23/11  9127953W  U.S. TREASURY BILLS             .0680                    .068            

58581   8/23/11  289459    MORGAN STANLEY & CO.          6/28/12    6,003,000.00  99.941                5,999,484.91                

 

PUR     8/03/11  912828KK  US TREASURY NOTES              1.3750                    .161            

57871   8/03/11  289445    UBS WARBURG LLC               4/15/12   98,750,000.00  100.84               99,587,391.36                

 

PUR     8/03/11  912828KP  U.S. TREASURY NOTES            1.3750                    .175            

58184   8/03/11  289445    GOLDMAN SACHS & COMPANY       5/15/12   14,360,000.00  100.93               14,494,673.11                

 

PUR     8/22/11  912828KP  U.S. TREASURY NOTES            1.3750                    .091            

58553   8/22/11  289458    SOCIETE GENERALE INTERNATIO   5/15/12   47,200,000.00  100.93               47,642,658.12                

 

PUR     8/25/11  912828KP  U.S. TREASURY NOTES            1.3750                    .072            

58619   8/26/11  289462    NOMURA SECURITIES INT'L (DO   5/15/12   51,000,000.00  100.93               51,478,295.85                

 

PUR     8/22/11  912828KX  U.S. TREASURY NOTES            1.8750                    .103            

58552   8/22/11  289458    UBS WARBURG LLC               6/15/12   53,500,000.00  101.44               54,271,331.57                

 

PUR     8/23/11  912828KX  U.S. TREASURY NOTES            1.8750                    .092            

58579   8/23/11  289459    MORGAN STANLEY                6/15/12   50,000,000.00  101.44               50,722,823.75                

 

PUR     8/08/11  912828NB  U.S. TREASURY NOTES            1.0000                    .130            

58316   8/08/11  289448    UBS WARBURG LLC               4/30/12   18,300,000.00  100.63               18,415,865.99                

 

PUR     8/23/11  912828NB  U.S. TREASURY NOTES            1.0000                    .079            

58575   8/23/11  289459    JP MORGAN                     4/30/12   60,000,000.00  100.63               60,379,888.50                

 

PUR     8/25/11  912828NE  US TREASURY NOTES               .7500                    .080            

58617   8/25/11  289461    JP MORGAN                     5/31/12   20,000,000.00  100.51               20,102,410.75                

 

PUR     8/25/11  912828NE  US TREASURY NOTES               .7500                    .080            
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PUR     8/26/11  91302DWW  UNITED TECHNOLOGIES DISC CP     .0400                    .040            

58622   8/26/11  289462    MESIROW FINANCIAL, INC        9/30/11   20,000,000.00  99.996               19,999,222.22                

 

PUR     8/01/11  93114FV3  WALMART STORES INC DISC CP      .1100                    .110            

57816   8/01/11  289447    BGC FINANCIAL                 8/03/11   32,100,000.00  99.999               32,099,803.83                

 

PUR     8/01/11  93114FV9  WALMART STORES INC DISC CP      .1400                    .140            

57820   8/01/11  289443    CREDIT SUISSE SEC - CURRENC   8/09/11   75,000,000.00  99.997               74,997,666.68                

 

PUR     8/18/11  93114FVX  WAL-MART STORES INC DISC CP     .0600                    .060            

58491   8/18/11  289456    CITIGROUP GBL MKT(FMLY SALO   8/31/11  104,000,000.00  99.998              103,997,746.63                

 

PUR     8/22/11  93114FWK  WAL-MART STORES INC DISC CP     .0800                    .080            

58546   8/22/11  289458    BARCLAYS CAPITAL (DOMESTIC)   9/19/11   17,646,000.00  99.994               17,644,902.03                

 

PUR     8/22/11  93114FWK  WAL-MART STORES INC DISC CP     .0800                    .080            

58547   8/22/11  289458    CITIGROUP GBL MKT(FMLY SALO   9/19/11   10,000,000.00  99.994                9,999,377.78                

 

PUR     8/22/11  93114FWK  WAL-MART STORES INC DISC CP     .0800                    .080            

58545   8/22/11  289458    CREDIT SUISSE SEC - CURRENC   9/19/11   69,448,000.00   99.994               69,443,678.81                 

                                       SUBTOTAL FIXED PURCHASES:   3591417000.00                       3597561714.67                

                                                                                                                                    

                                           TOTAL FUND PURCHASES:   3591417000.00                       3597561714.67                

                                                                                                    

SALES OF FIXED INCOME SECURITIES

 

SALE    8/02/11  9127952A  U.S. TREASURY BILLS             .2018                    .202            

55269   8/02/11  289444    RBC CAPITAL (DOMESTIC)        8/25/11    1,031,000.00  99.997                1,030,966.08           98.98

 

SALE    8/04/11  9127952A  U.S. TREASURY BILLS             .2018                    .202            

55269   8/05/11  289447    BARCLAYS CAPITAL INC          8/25/11   75,000,000.00  100.00               75,000,416.67        8,823.26
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SALE    8/18/11  9127952A  U.S. TREASURY BILLS             .2018                    .202            

55269   8/19/11  289457    NOMURA SECURITIES INT'L (DO   8/25/11  100,000,000.00  100.00              100,000,083.34        3,445.98

 

SALE    8/04/11  9127952F  U.S. TREASURY BILLS             .2045                    .205            

54023   8/05/11  289447    NOMURA SECURITIES INT'L INC   9/22/11   50,000,000.00  100.00               50,000,166.67       13,800.00

 

SALE    8/05/11  9127952F  U.S. TREASURY BILLS             .2045                    .205            

54023   8/05/11  289447    BARCLAYS CAPITAL INC          9/22/11   47,508,000.00  100.00               47,508,000.00       12,953.85

 

SALE    8/16/11  9127952F  U.S. TREASURY BILLS             .2375                    .238            

54396   8/16/11  289454    NOMURA SECURITIES INT'L (DO   9/22/11   50,500,000.00  100.00               50,500,259.51       12,586.42

 

SALE    8/29/11  9127952F  U.S. TREASURY BILLS             .2370                    .238            

54400   8/29/11  289463    NOMURA SECURITIES INT'L (DO   9/22/11   15,969,000.00  100.00               15,969,000.00        2,523.10

 

SALE    8/31/11  9127952F  U.S. TREASURY BILLS             .2370                    .238            

54400   8/31/11  289465    UBS WARBURG LLC               9/22/11   41,031,000.00  100.00               41,031,000.00        5,942.66

 

SALE    8/31/11  9127952F  U.S. TREASURY BILLS             .2445                    .245            

54791   8/31/11  289465    UBS WARBURG LLC               9/22/11   62,969,000.00  100.00               62,969,000.00        9,408.62

 

SALE    8/12/11  9127953E  U.S. TREASURY BILLS             .1470                    .147            

55653   8/12/11  289452    UBS WARBURG LLC               8/18/11   52,898,000.00  100.00               52,898,000.00        1,296.00

 

SALE    8/12/11  9127953E  U.S. TREASURY BILLS             .1470                    .147            

55653   8/12/11  289452    UBS WARBURG LLC               8/18/11  100,000,000.00  100.00              100,000,000.00        2,450.00

 

SALE    8/26/11  9127953J  U.S. TREASURY BILLS             .1300                    .130            

55905   8/26/11  289462    UBS WARBURG LLC               9/08/11   78,500,000.00  100.00               78,500,056.69        3,741.83

 

SALE    8/26/11  9127953J  U.S. TREASURY BILLS             .1300                    .130            

55919   8/26/11  289462    UBS WARBURG LLC               9/08/11   21,500,000.00  100.00               21,500,015.53        1,024.84

 

SALE    8/26/11  9127953K  U.S. TREASURY BILLS             .1400                    .140            
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SALE    8/26/11  9127953K  U.S. TREASURY BILLS             .1620                    .162            

56090   8/26/11  289462    UBS WARBURG LLC               9/15/11   35,000,000.00  100.00               35,000,116.67        3,266.67

 

SALE    8/26/11  9127953K  U.S. TREASURY BILLS             .0930                    .093            

56374   8/26/11  289462    UBS WARBURG LLC               9/15/11   50,000,000.00  100.00               50,000,138.89        2,722.22

 

SALE    8/26/11  9127953K  U.S. TREASURY BILLS             .0930                    .093            

56374   8/26/11  289462    UBS WARBURG LLC               9/15/11   54,382,000.00   100.00               54,382,181.28         2,991.02

                                           SUBTOTAL FIXED SALES:  916,906,000.00                      916,907,655.89       94,551.38

                                                                                                                                    

                                               TOTAL FUND SALES:  916,906,000.00                      916,907,655.89       94,551.38

                                                                                                    

 

END OF REPORT FOR: CASH MANAGEMENT FD              
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257510 MAT   8/02/11  8/02/11 CANADIAN IM   .060  8/02/11 5050  50,000,000.00  50,000,000.00       1,833.40                         

257852 MAT   8/12/11  8/12/11 CANADIAN IM   .110  8/12/11 5050  20,000,000.00  20,000,000.00         611.13                         

258570 MAT   8/24/11  8/24/11 CANADIAN IM   .030  8/24/11 5050  50,000,000.00  50,000,000.00          41.67                         

257793 MAT   8/01/11  8/01/11 CHEVRON COR   .040  8/01/11 5050 100,000,000.00 100,000,000.00         333.33                         

258362 MAT   8/26/11  8/26/11 CHEVRON COR   .100  8/26/11 5050  50,000,000.00  50,000,000.00       2,222.32                         

258434 MAT   8/22/11  8/22/11 CHEVRON COR   .060  8/22/11 5050  25,500,000.00  25,500,000.00         297.50                         

257817 MAT   8/05/11  8/05/11 EXXON MOBIL   .070  8/05/11 5050 100,000,000.00 100,000,000.00         777.78                         

257818 MAT   8/23/11  8/23/11 EXXON MOBIL   .090  8/23/11 5050  50,000,000.00  50,000,000.00       2,750.15                         

257867 MAT   8/24/11  8/24/11 EXXON MOBIL   .070  8/24/11 5050  14,000,000.00  14,000,000.00         571.69                         

257472 MAT   8/01/11  8/01/11 GENERAL ELE   .090  8/01/11 5050  37,994,000.00  37,994,000.00       2,279.78                         

257819 MAT   8/05/11  8/05/11 GENERAL ELE   .090  8/05/11 5050 220,000,000.00 220,000,000.00       2,200.02                         

258363 MAT   8/26/11  8/26/11 GENERAL ELE   .100  8/26/11 5050  10,624,000.00  10,624,000.00         472.20                         

257527 MAT   8/02/11  8/02/11 US BANK IBN   .150  8/02/11 5050  45,000,000.00   45,000,000.00        3,937.84                          

13     TXNS FOR: COMMERCIAL PAPER-INTEREST BASED (TYPE: 20)    773,118,000.00 773,118,000.00      18,328.81                         

 

 

257706 MAT   8/25/11  8/25/11 CANADIAN IM   .080  8/25/11 5050  34,000,000.00   34,000,000.00                                         

1      TXNS FOR: GOVT CANADA COMMERC PAPER DISCOU (TYPE: 21)    34,000,000.00  34,000,000.00                                        

 

 

256858 MAT   8/19/11  8/19/11 FEDL HOME L   .065  8/19/11 5050  40,000,000.00   40,000,000.00                                         

1      TXNS FOR: GOV AGENCY PAPER-DISCOUNT BASED (TYPE: 24)     40,000,000.00  40,000,000.00                                        

 

 

257784 MAT   8/26/11  8/26/11 ARCHER DANI   .090  8/26/11 5050  28,000,000.00  28,000,000.00                                        

257815 MAT   8/26/11  8/26/11 ARCHER DANI   .080  8/26/11 5050  34,550,000.00  34,550,000.00                                        

257822 MAT   8/02/11  8/02/11 BNP PARIBAS   .200  8/02/11 5050 125,000,000.00 125,000,000.00                                        

257821 MAT   8/30/11  8/30/11 CATERPILLAR   .110  8/30/11 5050  74,000,000.00  74,000,000.00                                        

258430 MAT   8/31/11  8/31/11 COLGATE PAL   .070  8/31/11 5050  25,000,000.00  25,000,000.00                                        

257228 MAT   8/01/11  8/01/11 JOHN DEERE    .100  8/01/11 5050  50,000,000.00  50,000,000.00                                        

257305 MAT   8/08/11  8/08/11 JOHN DEERE    .080  8/08/11 5050  20,000,000.00  20,000,000.00                                        

257714 MAT   8/29/11  8/29/11 JOHN DEERE    .080  8/29/11 5050  60,000,000.00  60,000,000.00                                        

257358 MAT   8/10/11  8/10/11 WALT DISNEY   .060  8/10/11 5050  50,000,000.00  50,000,000.00                                        

257540 MAT   8/08/11  8/08/11 DUPONT EI N   .120  8/08/11 5050  23,875,000.00  23,875,000.00                                        

257592 MAT   8/08/11  8/08/11 DUPONT EI N   .070  8/08/11 5050  65,000,000.00  65,000,000.00                                        

257713 MAT   8/16/11  8/16/11 EI DUPONT D   .060  8/16/11 5050  71,125,000.00  71,125,000.00                                        
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258572 MAT   8/29/11  8/29/11 PEPSICO INC   .070  8/29/11 5050  25,000,000.00  25,000,000.00                                        

258296 MAT   8/08/11  8/08/11 PRIVATE EXP   .080  8/08/11 5050  16,191,000.00  16,191,000.00                                        

257616 MAT   8/16/11  8/16/11 PRIVATE EXP   .060  8/16/11 5050  50,000,000.00  50,000,000.00                                        

257611 MAT   8/17/11  8/17/11 PRIVATE EXP   .060  8/17/11 5050  25,000,000.00  25,000,000.00                                        

257823 MAT   8/23/11  8/23/11 PROCTER & G   .150  8/23/11 5050  50,000,000.00  50,000,000.00                                        

257542 MAT   8/02/11  8/02/11 WALMART STO   .060  8/02/11 5050  68,750,000.00  68,750,000.00                                        

257544 MAT   8/02/11  8/02/11 WALMART STO   .060  8/02/11 5050  47,150,000.00  47,150,000.00                                        

257816 MAT   8/03/11  8/03/11 WALMART STO   .110  8/03/11 5050  32,100,000.00  32,100,000.00                                        

257631 MAT   8/08/11  8/08/11 WALMART STO   .050  8/08/11 5050  97,000,000.00  97,000,000.00                                        

257820 MAT   8/09/11  8/09/11 WALMART STO   .140  8/09/11 5050  75,000,000.00  75,000,000.00                                        

258491 MAT   8/31/11  8/31/11 WAL-MART ST   .060  8/31/11 5050 104,000,000.00  104,000,000.00                                         

24     TXNS FOR: COMMERCIAL PAPER-DISCOUNT BASED (TYPE: 25)     1220414000.00  1220414000.00                                        

 

 

257609 MAT   8/17/11  8/17/11 BANK OF MON   .080  8/17/11 5050 145,000,000.00 145,000,000.00       9,666.67                         

257632 MAT   8/19/11  8/19/11 BANK OF MON   .100  8/19/11 5050  25,000,000.00  25,000,000.00       2,083.33                         

258481 MAT   8/24/11  8/24/11 BANK OF MON   .060  8/24/11 5050  25,000,000.00  25,000,000.00         291.67                         

257281 MAT   8/01/11  8/01/11 BANK OF NOV   .110  8/01/11 5050 100,000,000.00 100,000,000.00      11,611.11                         

257662 MAT   8/22/11  8/22/11 BANK OF NOV   .070  8/22/11 5050  70,000,000.00  70,000,000.00       4,355.56                         

257664 MAT   8/11/11  8/11/11 CANADIAN IM   .060  8/11/11 5050  40,000,000.00  40,000,000.00       1,400.00                         

257824 MAT   8/30/11  8/30/11 TORONTO DOM   .120  8/30/11 5050 117,000,000.00 117,000,000.00      11,310.00                         

257255 MAT   8/01/11  8/01/11 TORONTO DOM   .130  8/01/11 5050 110,000,000.00 110,000,000.00      15,888.89                         

257506 MAT   8/15/11  8/15/11 TORONTO DOM   .120  8/15/11 5050  43,000,000.00  43,000,000.00       5,016.67                         

257560 MAT   8/17/11  8/17/11 TORONTO DOM   .110  8/17/11 5050  50,000,000.00   50,000,000.00        5,194.44                          

10     TXNS FOR: CERTIFICATES OF DEPOSIT (TYPE: 30)            725,000,000.00 725,000,000.00      66,818.34                         

 

 

255269 MAT   8/25/11  8/25/11 U.S. TREASU   .202  8/25/11 5050  23,969,000.00  23,969,000.00                                        

256359 MAT   8/25/11  8/25/11 U.S. TREASU   .083  8/25/11 5050  10,442,000.00  10,442,000.00                                        

256404 MAT   8/25/11  8/25/11 U.S. TREASU   .081  8/25/11 5050 190,300,000.00 190,300,000.00                                        

257789 MAT   8/11/11  8/11/11 U.S. TREASU   .130  8/11/11 5050 200,000,000.00 200,000,000.00                                        

255978 MAT   8/18/11  8/18/11 U.S. TREASU   .122  8/18/11 5050  87,540,000.00  87,540,000.00                                        

256822 MAT   8/18/11  8/18/11 U.S. TREASU   .046  8/18/11 5050 200,000,000.00  200,000,000.00                                         

6      TXNS FOR: U.S. TREASURY BILLS (TYPE: 110)               712,251,000.00 712,251,000.00                                        
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55     TRANSACTIONS REPORTED DURING PERIOD                      3504783000.00  3504783000.00      85,147.15                         
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